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ADDENDUM
Volume 49, Number 1 (1994), in the article ‘‘A Simple Approximation to
the Bivariate Normal Distribution with Large Correlation Coefficient,’’ by
Willem Albers and Wilbert C. M. Kallenberg, pages 8796.
Another simple and numerically very accurate approximation to the
bivariate normal distribution, based on a formula for the partial derivative
of the bivariate normal probability with respect to the correlation coef-
ficient, can be found in Drezner and Wesolowsky (On the computation of
the bivariate normal integral, J. Statist. Comput. Simulation 35, 101107,
1990).
They use the following formula suitable for the calculation of the
bivariate normal probability for large \:
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This integral can be evaluated using Gaussian quadrature formulas with
only two or three points. Integration using five Gaussian quadrature
points, with some adjustment to the formula, gives the result to an
accuracy of 2_10&7.
Further discussion on approximating bivariate normal probabilities
when the correlation coefficient is large is presented on pp. 104 and 105 of
Drezner and Wesolowsky.
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